Summary. Let Xi,,, i=l converges weakly to the k th order multiple integral with respect to X(t).
Introduction
The purpose of this paper is to study the limiting behavior of the symmetric polynomials E' .... (1.1) 1 <=(i)k<= [nt] where (Xi,,)~= 1 ...... is a triangular array of random variables, i.i.d, for fixed n, attracted to a Levy process X(t). Here ~'
Central limit theorems in the more general setting of U-statistics have been obtained by several authors. See Dynkin and Mandelbaum (1983) , Mandelbaum and Taqqu (1984) , Denker, Grillenberger and Keller (1985) , Surgailis (1984) , Rubin and Vitale (1980) . See also Theorem 4 and Propositions 47 and 48 of Feinsilver (1978) . However, these authors suppose that the Xi. . have second moments. We obtain here a functional limit theorem for (1.1) without any moment assumptions. The idea is as follows. We first establish the limit theorem 
The Variations of a Levy Process
By the It5 representation (see It5 (1969), 1.7.7), the Levy process X(0 can be represented as a sum of three independent components: 
X(t) = W~ (t) + M~ u) (t) + a t.

I~lSa
We define the variations X(2)(t),...,X(k)(0 of the Levy process X(t) as follows:
